The study of intraindividual processes has reached its adulthood. The concerns are now 27 less about whether variability within an individual should be studied than it is about how to make 
34
In fact, it may be time to make the case that the developmental trajectory of the study of probably the most important contribution of any methodological advance is to sharpen the focus 43 of the language with which we describe our theories.
44
It is far too early to say that the study of intraindividual variability has entered into its We will first expand on three methodological issues that address needs required to This work is difficult, but extremely rewarding. Not only does such thoughtful consideration 118 result in a model that can be tested against data, but also the theorist is required to express ideas 119 with a precision that may otherwise have been lacking. One fruitful way of proceeding is to 120 carefully examine physical analogies that are used to describe psychological processes and then 121 see how the analogous processes are modeled in physics.
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The remainder of this section will describe one of the methods that can be used to fit 
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In recent work it has become possible to apply dynamic systems models which have the 133 following schematic form (to ease the presentation, time t is considered to proceed in discrete 134 steps of equal length):
In (1 a ), y(t) denotes an observed p-variate time series, η(t) denotes a q-variate latent factor series
(also called a latent state process), ε(t) is measurement error and g[η(t),θ(t)] is a smooth linear or

nonlinear function linking the latent factor series η(t) to the observed series y(t). g[η(t),θ(t)]
141 depends upon unknown parameters in the r-variate parameter vector θ(t). Importantly, the upon an s-variate time-varying parameter vector β (t). Then (1 c ) is redefined as:
and a third level is added to describe the evolution of the time-varying parameter vector β (t):
where k[β (t)] is a given smooth linear or nonlinear function mapping β (t+1) into β (t) and υ(t) 
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The stage transitions occurring in cognitive development have been successfully modeled by The standard approach in psychology is analysis of interindividual variation. Its defining 229 features are the following: a) a random sample of subjects is drawn from a given population; b) it 230 is assumed that the population of subjects is homogeneous, i.e., subjects are exchangeable and all to base their analysis on intraindividual variation.
252
Full-blown analysis of intraindividual variation uses time series analysis techniques.
253
Modern statistical tools for multivariate time series analysis can be applied not only to the data of 254 a single subject, but also to data obtained with multiple subjects in a replicated time series 255 design. If time series of multiple subjects are available, then in the first step a subject-specific 256 dynamic systems model is fitted to the data of each subject. In the next step it is tested whether 257 parameters of these subject-specific dynamic systems models are invariant across subjects. The This, of course, constitutes a severe reduction of the information inherent in time series. Then, in 267 the second step, it is tested whether these statistics bear lawful relationships with other variables.
268
The first step in which statistics are derived from individual time series should be replaced by the 269 fit of dynamic systems models in order to make optimal use of the intraindividual information in 270 the data.
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The Idiographic Filter invariance (Meredith, 1993; Millsap & Meredith, 2007) . for the same underlying higher-order constructs and hence the term idiographic filter.
316
Use of the idiographic filter is tantamount to asserting that the underlying mechanisms Molenaar, in press), this seems to be a productive way to approach the measurement of 320 behavioral and psychological processes.
321
Conclusions
322
The contents of this special issue are strong evidence that methodology for the study of 323 intraindividual variability has begun to mature. However, there is a long road ahead before it 324 will be time to sit in a rocking chair on the front porch and fondly recall the good old days of 325 innovation in this field. The field is rapidly evolving even as you read these words. It is an 326 extremely exciting time to be involved in psychological inquiry. We have our work cut out for 
